When comparing weather or climate models to observations it is often observed that the mean over many models has smaller errors than most or all of the individual models. We will show that a general consequence of the non-intuitive geometric properties of high dimensional spaces is that the ensemble mean often outperforms the individual ensemble members. This also explains why the ensemble mean often has an error that is 30 % smaller than the median error of the individual ensemble members. The only assumption that needs to be made is that the observations and the models are independently drawn from the same distribution.
